
KENTUCKY JUDICIAL RETIREMENT FUND - DEFINED BENEFIT ACCOUNT AS OF 6/30/2016

Asset Allocation: Equities 75% Fixed Income 25%

Security Description Symbol Units Market Value

Equities - Common Stock

ALPHABET INC CAP STK CL C GOOG 13,186.00 $9,126,030.60

APPLE INC COM AAPL 127,000.00 $12,141,200.00

BERKSHIRE HATHAWAY INC DEL CL B NEW BRK B 69,500.00 $10,062,905.00

CISCO SYS INC COM CSCO 287,100.00 $8,236,899.00

CVS HEALTH CORPORATION CVS 164,800.00 $15,777,952.00

DISNEY WALT CO COM DIS 147,100.00 $14,389,322.00

EXPEDITORS INTL WASH INC COM EXPD 122,500.00 $6,007,400.00

EXXON MOBIL CORP COM XOM 78,850.00 $7,391,399.00

FASTENAL CO COM FAST 183,100.00 $8,127,809.00

GENERAL ELEC CO COM GE 181,000.00 $5,697,880.00

HARLEY DAVIDSON INC COM HOG 118,300.00 $5,358,990.00

HOME DEPOT INC COM HD 152,250.00 $19,440,802.50

INTERNATIONAL BUSINESS MACHS CORP COM IBM 31,350.00 $4,758,303.00

JOHNSON & JOHNSON COM JNJ 115,300.00 $13,985,890.00

JPMORGAN CHASE & CO COM JPM 191,200.00 $11,881,168.00

MATTEL INC COM MAT 215,600.00 $6,746,124.00

MICROSOFT CORP COM MSFT 203,300.00 $10,402,861.00

NORTHERN TR CORP COM NTRS 76,850.00 $5,092,081.00

OMNICOM GROUP INC COM OMC 121,850.00 $9,929,556.50

PFIZER INC COM PFE 257,100.00 $9,052,491.00

PROGRESSIVE CORP OH COM PGR 283,200.00 $9,487,200.00

STAPLES INC COM SPLS 320,800.00 $2,765,296.00

TE CONNECTIVITY LTD REG SHS TEL 162,250.00 $9,266,097.50

TJX COS INC NEW COM TJX 104,300.00 $8,055,089.00

UNION PAC CORP COM UNP 65,500.00 $5,714,875.00

US BANCORP DEL COM NEW USB 271,700.00 $10,957,661.00

WELLS FARGO & CO NEW COM WFC 217,400.00 $10,289,542.00

Total Equities - Common Stocks 4,282,386.00 $250,142,824.10



Fixed Income
ABBOTT LABS NT 4.125% DTD 05/27/2010 DUE 05/27/2020 ABT 20 1,900,000.00 $2,056,123.00

APPLE INC SR GLBL NT 3.45% DTD 05/06/2014 DUE 05/06/2024 AAPL24 1,450,000.00 $1,575,947.00

BANK OF MONTREAL FR 2.375% DTD 09/30/2013 DUE 01/25/2019 BANK19 2,500,000.00 $2,566,500.00

BERKSHIRE HATHAWAY FIN CORP SR NT 3.00% DTD 05/15/2012 DUE 05/15/2022 BRK 22 2,000,000.00 $2,136,720.00

BLACKROCK INC SR NT 4.25% DTD 05/24/2011 DUE 05/24/2021 BLK 21 2,000,000.00 $2,243,760.00

DU PONT E I DE NEMOURS & CO NT 3.625% DTD 09/23/2010 DUE 01/15/2021 DD  21 2,000,000.00 $2,145,160.00

FEDERAL HOME LN MTG CORP REFERENCE NTS 5.50% DTD 07/23/2007 DUE FHLM17 2,000,000.00 $2,111,660.00

FEDERAL HOME LOAN BKS CONS BDS 3.50% DTD 11/13/2009 DUE 12/09/2016 FHLB16 1,000,000.00 $1,013,460.00

GENERAL ELECTRIC CO NT 5.25% DTD 12/06/2007 DUE 12/06/2017 GE  17 2,500,000.00 $2,648,600.00

GOLDMAN SACHS GRP INC MTN SR NT 5.375% DTD 03/08/2010 DUE 03/15/2020 GS  20 2,000,000.00 $2,224,640.00

GOOGLE INC NT 3.625% DTD 05/19/2011 DUE 05/19/2021 ZZZ 21 2,000,000.00 $2,210,140.00

HERSHEY CO SR NT 4.125% DTD 12/13/2010 DUE 12/01/2020 HSY 20 2,000,000.00 $2,242,420.00

HSBC HLDGS PLC SR NT 4.00% DTD 03/30/2012 DUE 03/30/2022 HBC 22 2,500,000.00 $2,627,875.00

INTERNATIONAL BUSINESS MACHS CORP 5.70% DTD 09/14/2007 DUE 09/14/2017 2,500,000.00 $2,640,975.00

JPMORGAN CHASE & CO NT 4.40% DTD 07/22/2010 DUE 07/22/2020 JPM 20 3,000,000.00 $3,273,840.00

KENTUCKY ASSET LIABILITY COM FDG NTS 2010 F TAXABLE 3.165% DTD 08/26/2010 570,574.68 $583,064.56

MCDONALDS CORP MED TERM NT SR NT 2.625% DTD 09/30/2011 DUE 01/15/2022 MCD 22 2,000,000.00 $2,058,900.00

MEDTRONIC INC SR NT 4.45% DTD 03/16/2010 DUE 03/15/2020 MDT 20 1,900,000.00 $2,099,899.00

MICROSOFT CORP NT 4.20% DTD 05/18/2009 DUE 06/01/2019 MSFT19 2,500,000.00 $2,722,125.00

ONTARIO PROV CDA BD 4.00% DTD 10/07/2009 DUE 10/07/2019 OPCZ19 2,500,000.00 $2,721,875.00

ORACLE CORP SR NT 3.625% DTD 07/16/2013 DUE 07/15/2023 ORCL23 2,500,000.00 $2,738,650.00

PRIVATE EXPT FDG CORP NT 1.875% DTD 07/16/2013 DUE 07/15/2018 PEFC18 1,400,000.00 $1,428,546.00

PRIVATE EXPT FDG CORP SECDNTZ 4.375% DTD 02/26/2009 DUE 03/15/2019 PEFC19 1,500,000.00 $1,634,625.00

ROYAL BK OF CDA BD CDS FR 2.20% DTD 07/29/2013 DUE 07/27/2018 RY  18 2,500,000.00 $2,549,100.00

SHELL INTERNATIONAL FIN BV GTD NT 4.375% DTD 03/25/2010 DUE 03/25/2020 RDS 20 1,500,000.00 $1,648,590.00

TENNESSEE VALLEY AUTH BD 1.75% DTD 09/27/2013 DUE 10/15/2018 TVA 18 1,870,000.00 $1,908,783.80

TENNESSEE VALLEY AUTH PWR BD 3.875% DTD 02/08/2011 DUE 02/15/2021 TVA 21 2,000,000.00 $2,243,640.00

TENNESSEE VALLEY AUTH PWR BD 2008 B 4.50% DTD 03/12/2008 DUE 04/01/2018 TVA 18 2,500,000.00 $2,664,875.00

TORONTO DOMINION BANK FR 2.625% DTD 09/10/2013 DUE 09/10/2018 TD  18 3,000,000.00 $3,086,250.00

TOYOTA MTR CRD CORP MTN FR 3.40% DTD 09/15/2011 DUE 09/15/2021 TM  21 2,050,000.00 $2,231,343.00

U S BANCORP MTNS BK ENT FR 3.70% DTD 01/30/2014 DUE 01/30/2024 UBS 24 2,500,000.00 $2,750,025.00

UNION PAC CORP NT 4.00% DTD 08/02/2010 DUE 02/01/2021 UNP 21 2,000,000.00 $2,202,940.00



US TREASURY NOTE 2.75% DTD 12/31/2010 DUE 12/31/2017 UNIT17 3,500,000.00 $3,613,155.00

US TREASURY NOTE 2.75% DTD 02/28/2011 DUE 02/28/2018 UNIT18 3,500,000.00 $3,625,930.00

WAL MART STORES INC NT 4.125% DTD 01/23/2009 DUE 02/01/2019 WMT 19 2,500,000.00 $2,704,000.00

WASHINGTON ST GO BDS 2011T TAXABLE 3.64% DTD 08/10/2010 DUE 08/01/2019 2,500,000.00 $2,687,675.00

WELLS FARGO CO MTN SR NT 4.60% DTD 03/29/2011 DUE 04/01/2021 WFC 21 2,000,000.00 $2,234,920.00

Total Fixed Income 80,140,574.68 $85,856,731.36

Grand Totals 84,422,960.68 335,999,555.46


